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b) points are randomly chosen
below the diagonal. The longest
increasing sequence is shorter (3).
is of length 4.
The longest increasing sequence
in the whole quadrant.
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∫ ∞
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∞∑
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∫ ∞
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λ
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μ
λ + μ
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λ
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∞∑
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μ
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P (K > b) = P (max
h
SH > b) ≤ 1−
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h∈E
(1− P (SH > b))
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E(K) = 1 +
∫ ∞
0
P (K > x)dx
≤ 1 +
∫ ∞
0
1− (1− e−αx)Ndx
= 1 +
∫ ∞
0
(1−
N∑
k=0
(−1)kCkne−αkx)dx = 1 +
∫ ∞
0
N∑
k=1
(−1)k+1Ckne−αkxdx
= 1 +
N∑
k=1
(−1)k+1Ckn
∫ ∞
0
e−αkxdx = 1 +
N∑
k=1
(−1)k+1Ckn
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αk
= 1− 1
α
N∑
k=1
(−1)kCkn
∫ 1
0
uk−1du = 1− 1
α
∫ 1
0
1
x
(
N∑
k=0
(−1)kCknuk − 1)du
= 1− 1
α
∫ 1
0
1
u
((1− u)N − 1)du = 1− 1
α
∫ 1
0
1
u
(1− u− 1)
N−1∑
i=0
(1− u)idu
= 1 +
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